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«, h-rt©^v>^'Ji'^i5)TOa#-r^o ccD^^fcifflfflK 
«t 0 m^coBWfti&w, $ n/ceiigs«^ffl^** 6 n 

4 0 3ffl2>©iSMS§«^i£ffl^Ti$tXta „ Mfflfcfofc 
S*^¥^fc^a*?ftv ^&Sfe6nfcB#t1Brt©¥^ 

tHgP 4 0 5 **. ^K^aBi 7r-f ;H*J©jft 

©^•X©«^)J; <3 fcffiKtcjEfcfcnfcAd Bt&tttS^ 

SIS 4 0 6 # % ^F«Wt*«WH» 4 0 4 i±S^7 ibtt >ttn 

msP4 0 5 nj;&£©jttt*fTi». wafts*, fc^-x 
©BtPBia^^fea^^-r^^fi^tf^Rtiaig^'xwv^m 
timt^mtjt^. &*>\ 02#a-igHsa©t'-A 

S^x^ffigprfe, ±iaHi#B©t:*"A#^-x^agp 

401-1 iiaaiKofli-WfflBWfTton*. 

[0 0 3 9 ] /^jMFW4 0 2m JfH~H# 

@© tr- a -dfcffl 3 n/c^ x{ig©S& & ^©ftfrfr 
;-<XM?)m<Djz%%:~%ftt>M<>t, »*:L[lll©AXft 
31iRT-i>„ ^l/t, ^^a*?W4 0 2t?tt. jffiRSnfc 
; -c X CD^IH /BflfflW & ^ x fig ft . X fisttf K ilt 

T#yr-< y't:-A%mmi 0 6 - 1 -L^tBTj-r^,, 
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[0040] ccx\ mi #@©^X^FB-r^T^'7 - 

^tf-A^jagp 106-1 ft— tfij£ it. sr^ 

S@©^'XicMJfc-r-ST^^ -f :/tf-AJBJsHJKcot,» 

-€». » 1 #@©^x&c**tt;-r -f r/tr-A^ 
iS§i5 106-1 tin— ©if js-c&£/c&. e©i^ft# 

[004 11 7 #V-r -j :/h*-AJ&&g|5 1 0 6 - It? 
io gtf^gtcS-^T. H [1© f— A ©5Mffi;t5tf£{i#;fc £ Iff 

imBO'tziommim^Xi u. k) . x, (2, 

k) . -, x, (H, k) ftSWIRS (fc/cL, utm 
tt, i = 1 . 

[0042] mmmwm 124-1 ~h-cb. ±k» 1 

S@©^'X©itSt«Cff#i. "5 x ^ htUffllSP 1Z3*W 
tHbfci**ffl©^x-i' Fwi (1. k) , w, (2, 
k) , -, w, (H. k) i, &WkmmtiZ> (tctc 

u i urn i sao^xtc^-rs^ffl-cft^c tmm 

20 L> CCtB, i = 1 tt£&) o a»SBl 2 5TB, fR 

124-1 ~HW^©»n^a* 5 tfnn, c© 

[0 043] &mffiffim 1 2 6 -Ctt, H 1 1 ^C^TX 
l#BCD/<^K«r*fiaiBJt3S* (SBRffi) ft#J±ST 

^i©a*ftts[ift#wrs 0 -eur, m.mmw^i 2 

8-Ctt, «*«®#mSP 1 2 7 ffl^)i»P*SP 12 5^ 

30 iftfftllU ft#J§itIKi:b^lUfc«*#WteJ;t>*{4^ 

[0044] -e©», nrnm 1 0 7 m 1 

^MtS. ^-^«^S151 0 »P#gPl 0 7 Hi 

^tc^br»ij^fttTt/\ e©s*fttips*i brta 
40 g|51 0 6 - i~Ltc3ie>n-2> 0 

[ 0 0 4 5 ] me. ±nmm^mw-mm 1 2 7 w^tta 
121-1 -mcmhti, 121- 

i~Ht?« v en^en^ i#s~H#a©b*-A©3Mte 
MMmtmmM&M-mm 1 2 7 ta^i©a^#^tf 
ton. ^ * -^>ytc<ts&fflsaftfiS^ift*3nfcii 

l#S~HSe©t--A©3MjmfIff-^y, (1, 
k) , y, (2, k) , -, y, (H, k) ftKffi-T£ 
(fc/cl, i BI i f g©;W(c?Ett^WC«.S C i 
lUcU CCCB, i = 1 . ii5£Sl 2 2t? 

50 §««Jt#fll 2 1 - 1-HHtiAft, f-AJ^fiS© 
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mmmrfr (zitmnmt£^y^^m&.(Dm&) tm 

[0 046] -ogtC, T A 7't:*-AffM©fc&>© 
MfcTJld "J XA £ bt SMI ( Sample Matrix Invers 
ion) %m^tcig>£i*— M£ U 0 A MHfllff 1 2 3 

BJTT & = fx-f Mtfljffl§|5 1 2 3 -Ctt. 12 2* 

e>, Mi^ssistifc, i#s©^xtc*tj£-rs&i 

f@-Hfg©b'-A (DMiLM&m^ y a (1. k- 
r) , y a (2, k-r) , -. Vi (H. k-r) 

W, (k) =R Y1 v, (k- r) - 1 r Y id 
fc/cl> Rnu (k) ttA^^h^Y, (k) ©t@M 
tf^J&iftU r Yld (k) litm^* h***LT<,> 

[0049]&fc, k-r<l©*§£\ *-Sl=>ttv ^•Jr 
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0 8#>6tt 4 aWMS**e**#JIR«#d (k-r) 
■*■) . 

[0 04 7 ] Sfc, iBSi&l 2 2©tH*[f-^ ; l:^i' 

Y, (k-r) = [y, (1. k-r), y, (2, k- 
r) , -. y, (H, k-r) ] T £&i9. PIStc. Hi 
#@©^-XvC*J-r-5,^x-f hitfPff 1 2 3^©$ W 
h •< £ h ;Mi, W u (k) = [wx (1. k) , w 
L (2, k) , -. w a (H. k) ] T £&£„ 
[0 04 8] LfciioT, ilfi©^©^*^ h"< 
^Wl/Wx (k) it. (2) S-CgTCi^rtS. 
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*B£tt, 'ir*^ b-^f h^Wi (k) ©WttltL 
T, AX^ffiSRl 0 5 5&^tH^-T-S^'X©^BIW&&gtS 
ffi (^X^fflfffg) Hl~H#@©b*-A 
©^^6.'^X^|±}$tl^cK'-A(CM-r-5> , i'x h£ 
1 £ U £ID£0 £ UTt'-AffJ^^f^o fc££«\ ^ 



(k-r) (2) 

jsii #@©/>'xj&^ i #s©t*- A-ct&ms n/c ti* 5 

{fiStfUBRfcBtf* Ufc*§-^ $ 1 #S©^'X icMfcTZT 
a zftz-&Bi$M 10 6-1 Tit, m 1 SSO^ 
x&tStrs^x-r b-<# h;i/£LT, w, (k) = 
[i.o. -. o] T *K3£-r5. 

[0 0 5 0 ] */c, ilSffiM^JRnv. ( k) B, 
(3) S?atCiist*5. 
[0 0 5 1 ] 
[«2] 



[0 0 5 2 ] fc/£U, 
[0 0 5 3 ] S/c< I 



"B^^SIsS^a-ria^-C* Wr, ld (k-r) 

[0 0 5 4 ] 

t Y1 .(k-x) = --f Y.Ck-T-Od'Os-T-i) 



(3) 



tts (4) 5S"CaiTC 



(4) 



[0 0 5 5 ] fcfcU 
[0 0 5 6 ] '^sffc, 



±3R ( 2 ) 5£-Cf#&ftfcS& 1 US 
©;SX©^x-f h-^i? J-;^ (k) Srffl^T. jtfST 
;i/=f y X a ic «£ £ tr- AoM^ffttiS „ ccttt. 

fflHtswRYiTi (k) ©a^M©iWt©fc«>> ts-fr 

r T1 , (1) =Y a (1) d" (1) 
r ¥ld (k) = 0 r vld (k- 1 ) + 



[0 0 5 7] tlM"** h^r vld (k) it (5) 



( 1 -|8> Y, (k) d- (k) 
k=2, 3- 

«3. J6Be©^»*=3>hD-;1/TS*>©T?*4. [0 0 5 9] 

[0 0 5 8 ] ffiMtrWRnTi (k) tt (6) [»4] 



(5) 



P 



a-p)R. 1 rr , (k-l)Y I WY I H (k)R YlY r ! *-l) 
p 2 +P(l-p)Y, K (k)R vlY r'(k-l)Y,(k) 



k =2,8,- 



(S) 



[0 0 6 0 ] Ifc^ot, ±B (5) fcj:^" (6) SvC -c. siti^uw^x^^nw 
loVt, R.^r 1 (k-r) , r ¥ld (k-r) , (k) i*mirZCttfi"CitZ. 

mm, mmmmm^ (2) ^cMbxixxri>ct so [ooen »*s. *it©iitB, e--A^ff$js-r 



(9) 



10 



20 
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[0 0 6 2 ] C©cfc 5 ^J&feO^JtCfcl^-CtX ^' 

[0 0 6 3 ] gfc, *^iS©^Htc4oi^rtt, ^fe^to 
6 n/cH^©f gr&itt tr- a t »t»jst ^ x y x a * 

i«sn, s i Rwensfca), j&jc&xji'Xy 

[0 0 6 4] ^HS6©^Mtc*il»-r«. ^xS&t 

PltBfliStifcTXXX-* XtX-A^ff-^fflt^ 
JgjST^d - 'J XA=fefiJ/S It, ;«#fiK7?7'7- X 

t-A^^r-sit^iu/co cn^cfcD, 7!-^ 
x^»& <=> mc-y— f x -r s * y xft-cx w z> 

<£>o 

[0 0 6 5 ] ^^©ff^Cfc^rtt, •> x -f J* 

r X ©jftfKTJU 3 y x A#i£r)JTO?J© t # . H5E©J£ft 
ffib~Ai}i{i&C^ft£ftfcAX£ > *eoflr-*U^bKJ* 

o . tr- Ajf^fcJ; o'jfifST^ x y x A#jRs?-r sst 
[0066] nn<D&PM2. ^mmmm-vit, mm© 

n f ( k 3 > _ 1. v; |z, (k s . u - p s -<k, , j) -n.tks >f 
[0 0 7 1 ] ftXcU P.* (k s , j ) tt, P s (k s , 
[0 0 7 2 ] * fc. TgfcWfBtSB 1 2 9 "Ctt, ( 8 ) 5£ 

[0 0 7 4 ] ftXcU StJW<tKfi)Bt5XO» hft 

[0075] -e©m, =t®mmm i 2 9 mtstwmm 

1 2 StffcfrifcSWBl-afcjEflMbfiPl 3 Ottt, ft 50 [0 0 7 6 ] COi^K. *3l96<DJ$IBfc:*Jl»Ttt, 
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[0 0 6 7] 1413:, $|g|(Ci>*>5 T XXX -f XT > 

xxsmss©»fe©^ss2©^«)S ; i:^-riir'$)So c 

©llJfe©^Ml tm&oM®!x.r>\.*-c\t. ID— ©^Ht* 

#LT^©^^ms-r^o 

[0 0 6 8 ] E4Kfcl»T, 10 6a-l. 106a- 
2. -, 1 0 6 a-L«, mBSft/c^XiilfiR:, ®JS 

t =r y x A^ffli^r t xxx a xk: tf - a %nm? €> 

T XXX ^ Xf- AJPSiaWr* 0 . 12 9 tt^gfeWfSE 

§p-c^> D , 13 0 ttJEMbasr * s. 
[0 0 6 9 ] i^Bj§©ffiBS{b©/c&, siisa©^ 

Xtc*tt£-r ST ^XX X tT- AJf^gp 1 0 6 a - 1 © 
IM^tcot^rSiWrs. TMi^l 2 9-ri*. Hi 
f|©^'XK)(tLTM3nfc7^Xf ^ Xfc'-A©-^ 

mmn-ch^mm-mi 2 5©tuy3z 1 (k,, j > 

D , j i«k s #g©xa 7 hK*jW*» j #S©^'-f 

^ojf^AP, (k s , j) ^^>*f;^IDtBJa 
#L (fc/cL, IP, (k„ j ) 1 = 1), fill#@© 
^•X(cteWS^k s SS©xci » hK>pfTS{Sl^ti5t 
MVr (k.) ?:#i±lTS (fc/cl, 7? a (k.) 
t?*-5) . Ttttofe, =f&MS££Ml 29 TB, {SMS§ 
^fflrj, (k.) i^ltao^UKStST^r ^ 

Xe-A©^fi^z a (k„ j)t*fflu»r. (7) 

S&CtjVT «fc 0 fC, 01 #B©^ - X©T XXX Xtf— A 
^«^tc*J-rsHk,#a©xa^ h©=P8*cr 

^ (k,> *^m-rs 0 

[0 0 7 0 ] 
[*5] 



(7) 

40^7 htctofcor^-^bL, U1#S©^^©tXXX-y 
^t-AMftfKfcW5fk s ta(DXn 9 h©^ 

■ftMiia (k) zw-mir2> a 

[0 0 7 3 ] 

[«e] 

(8) 

i 2 8 w^^^sjfueep i 2 9 wyrcffls c 

XX -f ^t-AMfl^&St^. 



(10) 
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COT T A 7"t*- A^ff T^S^jSDfcS* 

m>wfe<Dim 1 i n «©&*#& 6 n a £ £ t> tc , § 

[0 0 7 7 ] HiSfe©^M3 . *||JfS©^j»t?»» 9 x -f 10 

[0 0 7 8 ] H5tt. *Wfc**57^f.<^T> 
^gmiS«©ISfli©?$B 3 ©#fifc£^TiaT & 5. fc 

mitnw.. hi i©«i**fflif»*. mrai©*m 

©Bill i[5lti©1t)S^-oii-Ctt > m— ©f^ftbt 20 

[0 0 7 9 ] 15 tCfet^T, 105b W^XtfcfcHfflJr* 
D. 106b-l. 106b-2.-. 106b-L 

[ 0 0 8 0 ] H 6 «, JbiBJ'Wfcfflf* 10 5b ©« JS£ 
^-rBTT'&S,, g6Kfc^t, 4 0 1 b - 1 , 4 0 1b 
-2, -. 40 1 b-Htt, Ml, 2, -, Hgg©kf 
-AiCfcW&br-A^XtfetHSB-Ci&t), 4 0 2«/« 30 
jKRSPt?* D, 4 0 7 ttatOiffif- A©&*>*>6£ 

[f fcfi8©« fc «u » - a & jHtR-r a tr - A3iiRgpr * 

•J. ^'X^tHSH 0 5 b Tii, I l~HSi©ISt'- 
©J: l=> fcf- A©5!3R£tf 5 „ 

[0081] wt> ^m<Dfffi&<DT ■< ^7>f 

fc\ CC-Ctt, ttriS©3§Ste©J$l8 1 4 »ft SttfEfc-? t 5 
■C©*SSWr4. *^fe©ff^J©^'^^i±ipR 10 5bt* 
tt. ^©^m©*&fPWJP*.T. t*--ASHR?H$4 0 7 40 

^x&g (B#rai) . ^x&s (^ra) *s<tcx/f^* 
^jffifclH-f £W*R*ffl^T. hr-A©©^s^«*©ia*n 

§f(UU, * ^" X ^©Mf 0© A # ft t? - A © jiJR & 
2 3 bCcW^fS. 

[0082] asisaoA^K^j&rsr^ 

5=- AJgfiSfflS 106b-liOi-{ HUSf 1 2 

3b©»^4«ifl'rS. *2~L#B©'-«*fc*f 
JST £7 -f ^ t*- AflMSIMC-oUTtt, SI 1 se 
©AX&tStJ&T&T^'-r ■< ^hr-A^fiSSB 10 6b- 50 
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1 <fc|ij— ©ffJ?rc&£fc&^©l8W£ i tB&'3"&. 
[0 0 8 3 ] 7 ^'^7- -f &&f$M 1 0 6 b - 1 1? 

tt, ^'x^msiJi o 5 b*>6m*stismi#e©^^ 

{ufitf f Rtctt-^l, >T . H[@© fc' - K<Dm&MMt 6 
SSI #§©><* ©2*ffitfc&fi#Xi (1. k) , x 
, (2, k) , -, x, (H, k) fcgW&S. 
[0 0 8 4 ] 124-1 ~Ht?tt. ±IB0 1 

#@©/^©jMte«(ff #i . ■> x h$IJSPg|5 1 2 3 b ifi 

nmvtc±'-<xmM(D®mm<D?*j hw n, k) , 

w (2, k) , •-, w (H, k) i. ^fsfjti 
-5. JD#§|5 1 2 5 "Ctt, 124-l-H[iJ7J 

©jp^s^tf t>n, c ©Jn*i|gm* 5 }^l4^w-r s tr 

[0 0 8 5 ] &5mMl£ffl 1 2 6 rtt. H 1 1 OC^TX 

i#@©^-x^M-r-sfSMsg*s« (SBRffi) ^#m-r 
«i©tf*s:i4»aj-r5. ^l,t, ffl»«#fii 2 

8 -Ctt. 1 2 7 ai73 £M¥§I5 12 5W7J 

[0086] ^©fg, sn»su i o 7 -c-tt, 0 1 se©^ 

^-^JPJJESIJ 1 0 8 JQ»§15 1 0 7 UJ 

Mcttiyrmmm*m\ *©*s**«wi*s*i itw 

x hm'MK 12 3b irCil^na. 
[0 0 8 7 ] ±SE80ft^S!#aBI$ 1 2 7 W73«M 

121-1 ~Htcii6n. 121- 
i~h-c», **i-en*i#a~H#a©^-A©aat 

«c@lfi# iSBR^SUcafflJl 2 7fH*i©tMaM|t*«fT 
*>4l, 7 x - i>> J; £{ifl^JJ&e«*£ 

l#@~H#a©b'-A©jtS£tftfg{i^-y, (l, 
k) , y, (2, k) . y, (H, k) 

(fetch, i UfS i #e©^«:*f-rSiiftffl-C*5C t 
;gn.*U CCttt, i = 1 . SffiHl 2 2-C 

B, S««*#S1 2 1 - l~HtH*%, hf-AJBJS© 

x ^ m 123b tcA^§ns*r©»M 

ig^DfPBlr^ (r«Mt^W^i'>^l'^&©aSS) 
»iHSS-ttS. tt*J. f*-f hiWIWWl 2 3 b*s«»5l 

^> #ycx#KiBi3nfc«*jRiita©«ri~H#a© 

[0 0 8 81-0^ T3?*-7"t- ^ 7*f"A^)jE©/cfe© 
MffcTK^I y XAi ITSM I (Sample Matrix Invers 



19 

ion) ^m^tcm^-mt u f * -f hw«p» i 2 3 

ittW4"4. •> * 4 HWffllSH 1 2 3 bt?B, jsss 1 2 2 

l#a~H#S©tf-A©jJ»ffiflft^.#yi ( K k- 
r) . y> (2. k-r) . -, y, <H. k-r) ft* 
(fctcl, kttfit^iW^fi$IiJ ; £^T~»^©# 

gp 1 0 8 * h «> «i?>l§*T?& 4 d ( k - r ) 

W (k) =Ryy (k-r) - 1 r Yd 
fc/tU Rw (k) tt. (10) 5£p7j*T<fc5K:. 
XCi^i'bM, (k) ft^RSbfc«^©taWtf?!l 
ftfST. * 

1 L a 

-i) 



(11) ^2002-190759 
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*ft*WIK5 (fcfc'U 8BRft®ffi-C**) . 

[0 0 8 9 ] CCT, 01SgcD^'X^-r-2>{f^i7 

Y, (k-r) = [y, ( 1 . k-r), y 
, (2, k-r) , -, y, (H. k-r) ] T £tt*K 
^UK^tifx^ HWflPSIJl 2 3 h 

h;W*, W(k) = [w(l.k).w(2, 
k) , w (H, k) ] T £&-5> 0 
[0 0 9 0 ] LfcAS-jt/SlSKD^O^x-fF^ 
tr\->V9f x (k) it. (9) yXxmtCtifi-CfS&o 
( k - r ) ( 9 ) 

* [0 0 9 1 ] 
[«7 3 



(10) 



[0 0 9 2] Ltt^'XifcftStT,, g/c, ±f3r 
Yd (k) tt, (11) StintJ:^^ #^X©{f-*§-^ 
PbfrYi (k) ft^J&L/di^OffliW^i 7 h;VftSt ★ 



[0 0 9 3] 
[»8 3 



(u) 



[0 094] k-r<l©»£\ fo&WX. ^-tr 

m-X^HJSJI 0 5 b^tH^-r^K-ASIRil^a^^ 
t\ Sfl -HSaCDt'-ACD©^ ^ ^©^©flft] 

h»S|5 12 3b -C«, <0 x ^ 
h-^ hJl/iUT, W (k) = [ 1, 0, -, 0 ] T ft -A-30 



[0 0 9 5 ] o*f ±IB ( 9 ) 5£-C»e>ftfc«? 

h;bW (k) ftJIUT, lit&T^aUXAfci-S f 

-A©^fiS3Wft>n*. CCTB. tBIHtf^JRyy (k) 

©i»f? ^J^ffOffi^bOfcfe. # h ;l/ r v d ( k ) 

KaWWffllitf^. fflKK^hJlTy, (k) B (12) 

[0 0 9 6 ] 
[**9] 



r Y ,d> = gY J (l)d'(l) 



r„ (k) = Pr Yi (k -1) + (l-P)£Y j (L)d-(k) 

H 



k=2,3.- 



(18)' 



[0 0 9 7]fc/cb, /S V* 0 < /3 < 1 ftStteT^K."" -> ♦ 
^-^t?abO. Jf£5£©B#5ESfcft=<> hO-*tS4>©-C [0 0 9 9 ] 

&-5 0 [»10] 

[0 0 9 8 ] ffiMtf?iJRyy (k)B(13) 

^oo-i*"" 4 *- 0 - sr — , — s 



k=2,3,-- (IS) 



[0100] bfci^T, ±E (12) *s .fctf (13) & 0 
S[cioi>T, Rw" 1 (k-r) , r Yad (k-r) ft [0101] ttfc. #**©#itt?tt, fc*-Aft»T 

-e, >?x^ h^w (k) ftirwr-sci^-cs so XA^^fcii^c-o^ti^i/?^; m ife sm i 
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-C&£i&Kra&<, fciitf, RLSfciO'LMSfO 

[0 10 2] C©<fc5fc:, **»©^*Jt?tt. ^'xftic 
IBJffi-ffcSn/cT^^'T- -f Xb-A-£jjg{i-5§£^Xk::b 

m^oj^ttt'-Ai^ocrSDfciiiST^^ y xa^ i o 

xr©Sl«^^:itM^{gMT'^5„ 10 

[oio3]ife, ^mmmmTu. f*-f h©»mi 

tftlBt. S>-S^ttv hfei*n#©J:^^ii^brfi 

m&T)i 3 y X A^ftjM^J© £ * , @/£©J§[n)i4b- 
KcoUfrfr h si xnt><Dmn&Mi ft b~ a £j!tR 
«CiT, ®J&7Jb:XyXA£SH^$i±S*M£b 

fc„ cfiickK)^ SjST^n'y XA^^-r-s^roBt 
Trt©^s&gMbft^6, 3 etc^itiicaM n D n s?r 

[nj±$-t±£C£#ir*t&,, 20 

[01043 mmmtMA. ^mmmmv^ mm© 
£ < lift &^x^ffffi-rs*§i=i-fc mists c £ £ bfc„ 

^KtC^^i, T Xb-A^SH 0 6b- 

l~Li r i | i'f hflJWSP 12 3b tmm$ 1 0 7 ©ffi<& 

[0105]E7B, ;£fPJ^cfr^S7XX-r-f X7> 
7 u ^^{f^©**fe©^fti4©#JiS;?r^-r!lir*'5» 0 ft 
4>\ 3M{fXPv h©7 htC3l^-Ctt, MM<D%Z 30 

»i— 3tiai». Hi i©fltefc£ffln*. lira© 
ur^©i^Bj%«iis-r* D 

[ 0 1 0 6 ] 0 7 fc*5t>T. 10 5c iXftfcWm l>to-i 

x^tHsp i o 5 tmm^mm^ir^^^mmv^ 
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